Council.
1.
Lp-Estimates and Differentiability in Initial Data for S.D.E's.
In this section we first state two well known results for reference. (c) Proof of (iii) and the approximation result. We turn now to a well known inequality of Sobolev. (ii)
For each w and t, ~(~,t,',') is continuously differentiable (it) We now make the optimal choice of perturbation u for the process xt.
d U t = D X 0 ( x t ) U t d t + D X i ( x t ) U t d w i t
We aim by this choice to make the matrix Dxt non-degenerate. Summing the (k , j , j ) component over j and rearranging we have (3.5)
Recall that dDxt = DX0(xt) Dxt d t + D X i ( x t ) D x t d w i t + x i ( x t ) u ( x t ) i dt
The fact that Theorem 3.1 is ready-made for iteration, which we now perform and which leads immediately to the main result. I C for all t ~ T. 
